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Indonesia merupakan penduduk dengan mayoritas beragama muslim
(islam), dengan hari libur yang panjang (1 minggu) pada waktu Hari Raya Idul
Fitri. Skripsi ini meneliti Fenomena Hari Raya Idul Fitri Terhadap Return Saham
Dan Trading Volume Activity (Studi pada Saham Sub Sektor Food and Beverage
di Bursa Efek Indonesia Tahun 2011-2015.
Penelitian ini bertujuan untuk mengetahui ada atau tidak perbedaan return
dan trading volume activity, sebelum dan sesudah Hari Raya Idul Fitri. Teknik
pengambilan sampel yang dgunakan yaitu purposive sampling. Dari saham food
and beverage. Sedangkan alat analisis yang digunakan yaitu analisis non
parametris wilcoxon signed rank.
Hasil penelitian menunjukan bahwa hasil uji terhada average abnormal
return dan cumuative abnormal return serta trading volume activity tidak
signifikan yang berarti tidak terdapat perbedaan return dan trading volume
activity sebelum maupun sesudah peristiwa Hari Raya Idul Fitri. Karena hasil
tidak terbukti ada perbedaan yang signifikan pada retun dan trading volume
activiy dalam penelitian ini, disarankan pada para peneliti selanjutnya untuk
dapat memperluas cakupan pada objek penelitian maupun yang lain,
diharapakan hasil yang didapat kelak dapat lebih dalam .
Kata kunci: Fenomena Hari Raya Idul Fitri, average abnormal return, cumulative
abnormal return, trading volume activity
ABSTRACT
PHENOMENON ANALYSIS Eid al-Fitr ON RETURN OF SHARES AND
TRADING VOLUME OF ACTIVITY
(Study on Equity Sub Sector Food and Beverage at the Indonesia Stock




Majority of the Indonesian population is moslem (islam), that have long
holidays (1 week) at the time of Eid al-Fitr. The purpose of this study was
toexamined the phenomenon of Eid al-Fitr Return Of Stocks And Trading Volume
Activity (Shares Sub-Sector Study on Food and Beverage at the Indonesia Stock
Exchange Year 2011-2015.
The purpose of this study was to determine whether or not differences in
return and trading volume activity before and after IdulFitri. The Sampling
technique is purposive sampling Of the shares of food and beverage. The
analysis used non-parametric Wilcoxon signed rank.
The results showed that the test results against cumuative average
abnormal return and abnormal return and trading volume activity is not significant
, which means there is no difference return and trading volume activity before and
after the events of Eid al-Fitr . Because the results did not prove there was a
significant difference in retun and trading volume activiy in this study , the
researchers suggested further to be able to expand the scope of the research
object and the others , expected results obtained can later be deeper.
Keywords : The phenomenon of Eid al-Fitr , average abnormal return ,
cumulative abnormal return , trading volume activity
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